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Moment-constrained optimization problems over the space of probability measures are ubiquitous. A simple
strategy to solve them consists in discretizing the moment constraints by approaching the measures with a
system of N particles, and adding an entropy regularization to the objective functional. The solution of this
relaxed problem then coincides with the invariant measure of a Langevin diffusion on a suitable manifold.

We show that this invariant measure converges to the minimum-entropy measure satisfying the moment
constraints. We further quantify this convergence by establishing convergence bounds in relative entropy and a
Large Deviations Principle for generic nonlinear moments.
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